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$\alpha\in(0,1)$ ie. $b\equiv 0$ , (1)







1.2. Applied Mathematics. Euler-
Lipschitz
Kloeden and Platen [16]
$\Vert X_{n}-X\Vert$
$\Vert X_{n}-X\Vert=E[\sup_{0\leq t\leq T}|X(t)-X_{n}(t)|],$
non-Lipschitz
Lipschitz
Higman et al. [11] Lipschitz
Euler- $X$ $X_{n}$ $(2<)p$
$L^{p}$ Lipschitz
$X$ $X_{n}$ $L^{p}$
Kloeden et al. [12]
super-linear growth $X$ $L^{p}$
Euler- $X_{n}$ $L^{p}$
1.3. Mathematical finance.
(2) $dX(t)=(2\beta X(t)+\delta(t))dt+g(X(t))dW(t)$ ,
230
$(W(t))_{t\geq 0}$ Wiener $X(O)\geq 0,$ $\beta\leq 0$ . $\delta$ 2
$\int_{0}^{t}\delta^{2}(s)ds<+\infty$ a.s. $t\geq 0$
$g$ (1/2)-H\"older $|g(x)-g(y)|\leq K|x-y|^{\frac{1}{2}},$ $K>0$ .
$\mathbb{R}_{+}:=[0, \infty)$
(2)
$n\in \mathbb{N}$ $[0, T]$ $n$ $\Delta_{n}=\{t_{k}=kT/n\}_{k=0,\cdots n})$
Delbaen et al. [3] Euler- $(X_{n})_{n\in \mathbb{N}}$
$g+(x)$ $:=g(x1_{(x>0)})$ $\sup_{u\in[0,\infty)}\delta(u)\in L^{1}$






(3) $dX(t)=(2\beta X(t)+c)dt+g(X(t))dW(t)$ ,
Lipschitz
$\mathbb{E}[\sup_{0\leq t\leq T}|X(t)-X_{n}(t)|]\leq\frac{c}{\sqrt{\log n}}, c>0$
0
Euler- $g_{||}(x)$ $:=g(|x|)$
Gy\"ongy et. al. [6]
(4) $dX(t)=b(t, X(t))dt+\sigma(t, X(t))dW(t)$ ,
$b$ Lipschitz $\sigma$ $( \frac{1}{2}+\gamma)$ -H\"older
: $|\sigma(t, x)-\sigma(t, y)|\leq K|x-y|^{\frac{1}{2}+\gamma},$ $K>0$ . $\gamma\in[0, \frac{1}{2})$ . [6]
$L^{1}-$norm





2. $S\alpha S$ DRIVEN SDEs
Wiener
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$\alpha$ Rotation invariant $\alpha$-stable 2
$Z$ $1<\alpha<2$
Rotation invariant $\alpha$-stable $(Z(t))_{t\geq 0}$
(6) $dX(t)=\sigma(X(t-))dZ(t)$ ,
[2]
$T>0$ $t_{k-1}=T(k-1)/n,$ $k=1,2,$ $\cdots,$ $n+1$ $\Delta\equiv\Delta_{n}$
(6) Euler- $X_{n}(0)$ $:=X(0)$ ,
(7) $X_{n}(t) :=X_{n}( \eta_{n}(t))+\int_{\eta_{n}(t)}^{t}\sigma(X_{n}(\eta_{n}(\mathcal{S})))dZ_{s},$




Assumption 1 (H\"older). $K>0$ $\gamma\in[0,1-\frac{1}{\alpha}]$
$|\sigma(x)-\sigma(y)|\leq|x-y|$ $+\gamma.$
$x,$ $y\in \mathbb{R}$ $\sigma$ $( \frac{1}{\alpha} +\gamma)$ -H\"older
$H\ddot{o}$lder




Lemma 1. $\epsilon>0,$ $\delta>1$ $\psi_{\delta\epsilon}$
$\psi_{\delta\epsilon}(x)=\{\begin{array}{ll}0 :|x|\geq\epsilonbetween 0 and (x\log\delta)^{-1} : \epsilon\delta^{-1}<|x|<\epsilon 0 :|x|\leq\epsilon\delta^{-1}\end{array}$
$\int_{\epsilon\delta^{-1}}^{\epsilon}\psi_{\delta\epsilon}(y)dy=1$ . $u(x)=|x|^{\alpha-1}$ $u_{\delta\epsilon}=u*\psi_{\delta\epsilon}$
$x\in \mathbb{R}$
(8) $|x|^{\alpha-1}\leq u_{\delta\epsilon}(x)+\epsilon^{\alpha-1},$
Lemma 2. $r<\alpha$ adapted $(Y(t))_{t\in[0,T]},$ $Y^{T}$ $:= \sup_{t\in[0,T]}Y(t)\in$
$L^{\infty}$ Rotahon invariant $\alpha$ -stable n $( \int_{0}^{t}Y(s-)dZ(s))_{t\in[0,T]}$
$s,$ $t\in[0, T],$ $s\leq t$ $C$
$(\mathbb{E}|l^{t}Y(u-)dZ_{u}|^{r})^{1/r}\leq C|t-s|^{k}.$
$2_{Rotation}$ invariant stable $\alpha$- symmetric
$\alpha$-stable process, say $S\alpha S$ ,
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Proof. Emery [4] [8]
Emery (5) $L^{(\alpha-1)_{-}}$
norm
Theorem 1. $( \frac{1}{\alpha}+\gamma)-H\dot{0}$lder $\sup_{x}|\sigma(x)|\leq M_{1},$
$E[|X(O)|]<M_{2}$ $n_{1}\in \mathbb{N}$ $C=C(K, T, M_{1}, M_{2})$ $n\geq n_{1}$




$L_{\alpha}=-2\pi\alpha^{-1}\cot(\alpha\pi/2)$ ( [17] ) $M_{\delta,\epsilon}$ local mar-
tingale.
$J_{\delta,\epsilon}(s)$ $=$ $\psi_{\delta,\epsilon}(Y_{n})|\sigma(s, X(s-))-\sigma(s, X_{n}(\eta_{n}(s)-))|^{\alpha}$












$\epsilon=\frac{1}{\log n}$ and $\delta=n^{\theta},$
$n_{1}\in \mathbb{N}$
$\frac{1}{\log n}\leq(\frac{1}{\log n})^{\alpha-1}$ and $\frac{n^{\theta}}{n^{\beta/\alpha}}\leq(\frac{1}{\log n})^{\alpha-1}$
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$n\geq n_{1}\geq n_{\beta,\alpha}$ . $C\equiv C(T, L_{\alpha}, K)$
$n\geq n_{1}$
$E[|Y_{n}(t)|^{\alpha-1}] \leq C(\frac{1}{\log n})^{\alpha-1}$




$C\equiv C(T, L_{\alpha}, K)$
$E[|Y_{n}(t)|^{\alpha-1}] \leq\frac{C}{n^{\gamma}}$
$n\in \mathbb{N}$
[9] -Le Gall Wiener
[10]
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